O3 A2 22| (interest rate swaps) 3A| ZTHO|| [IIE ZSA|0|& HZE HE QY
W O3 AZE] A STHO| wat, 2023H 78 16YLEEH 7|E3E & HY ME ot 4E U 7|E32 M0 izt Ate2 ofzet 20| ot E&L|Ct,
MNEY o7 Al L X U Tl F = YKL
FHiE 22| otxntel Odai%i 2004.12.01 ~ 2005.03.30
FHiE 2| otxnbe 2| X| =03 2 H) 2005.04.01 ~ 2006.03.31
FHiE 22|t X FIkR 2 XIOJE.LECH Oj==ed) 2006.03.02 ~ 2012.03.31
FHiE A2 OtXO S 2EEF L EY 0| HH) 2007.07.18 ~ 2009.02.02
FHiE L2t 2 HATWER (0522 ) 2007.11.05 ~ 2009.01.31
H7IE32 HE AR
SHIY LetXmYAFEY 2 4F50| 7|E32E 28E L IBOR(London Interbank Offered Rate) ¥ USD SWAP 22|29 SA| SEHo| e, 2023 78 16LEE AFE0| 27161 T U& L Ct
O|0f s AZo| ALALRHA L "SAIO|20] 25t AFEt"Off 27310, 0] = A EHEH| K| = 0| Atz 0f| A JHI ot m2018h2300| &ojsh= XA SHOHAZEON Z|ES 2
%)
A&t 2 8A E SOFR(Secured Overnight Financing Rate)Oll 15 SWAPS CHA| X|_—H—_§ AFESH o & QI L|C}.
SIS O K| EE AI--9-‘|-7| QI8 ZH|THE AE S S| (ISDA)7F B ESH LIBORR SOFR 2t ZHA T EE gtFESHA E =0,
olf AFAZHYEE aa%a%@ FCA)O| LIBOR A& - TA| BEHS SA3st 2135 7|&, 0t7 54 79| LIBORS SOFR ZF A10|9] EAN F7tgfo 2 MES gL L|Ct,
7|2tE x’gﬁEEﬂE = Otz et Z& L Lt
X|E ISDA ZHA =G E
oS 1FUE 170 = 2HMEE 3MEE 6= 1272018 =
USD LIBOR 0.00664 0.03839 0.11448 0.18456 0.26161 0.42826 0.71513

Lt

Z1) LIBOR &2 : &= THo| 287t BtI| X} ==
ExfH) HeE 7|gte 2 AEELCH

T2 7 I H8st= F2 2 DFEAE, TE, M3 S CtEst 28 el 7IEXIE) 22 g8t
*3=2) SOFR 22| : LIBORE CHAI5}7| 28l = 7z

o
=
YEHI2H(New York Fed)0| 1A|SHE EH7| XA EFEIZ O3 E HER 5t 12 7|F Repo(&ii=H

mCIE3E HE A
SHE YeQtXnIZEY 9 452| 7|EF 2o HEArE2 of2fet Z&LICH
HZAT (20239 78 197X HAS (20239 78 162 2E)
SA0l8 ML 7|1Z22 (%) : ZA0|g M8 7|52 (%) :
=H I (Bloomberg) &412| B 7|(Terminal) & &| 2 &H 1 (Bloomberg) & ._| o Tt 7| (Termina) 2 &
0P04 0 EA|Z|= 370 LIBOR ¥ USD SWAP 0}04 0§ EA|Z|= SOFR HE USD SWAP 22|
el E A8 +ISDA ZHAZH E(0.26161%) S At2%t

W 2019-2023.06% I 7|= 0| R S2ALE HAM/Z H|
3/5/7/10'4 A USD SWAP =2|(LIBOR Y& =2|)t HZAZ USD SWAP S2|(SOFR & 22|+0.26161%)H| w3t Zut, & 22| 7F fAFES 2Qlg = A& LTt

7| ELXL 39 USD SWAP Z22|(HZAH) 34 USD SWAP 22|(HZA3)
2019-12-31 1.69% 1.72%
2020-06-30 0.23% 0.26%
2020-12-31 0.24% 0.35%
2021-06-30 0.57% 0.66%
2021-12-31 1.17% 1.22%
2022-06-30 3.14% 3.12%
2022-12-30 4.34% 433%
2023-01-31 4.04% 4.04%
2023-02-28 474% 474%
2023-03-31 3.97% 3.94%
2023-04-28 3.90% 3.87%
2023-05-31 4.18% 414%
2023-06-16 4.50% 4.46%
2023-06-30 4.68% 4.66%

7| ELXL 59 USD SWAP =2|(HZAH) 55 USD SWAP =22|(HA3)
2019-12-31 1.73% 177%
2020-06-30 0.33% 0.34%
2020-12-31 0.43% 0.51%
2021-06-30 0.96% 1.01%
2021-12-31 1.37% 1.39%
2022-06-30 3.08% 3.06%
2022-12-30 402% 4.01%
2023-01-31 3.68% 3.66%
2023-02-28 427% 4.26%
2023-03-31 3.63% 3.60%
2023-04-28 3.58% 3.55%
2023-05-31 3.84% 3.81%
2023-06-16 4.06% 4.03%
2023-06-30 4.22% 4.20%

7| = LXL 7'4 USD SWAP 22| (HZATH) 79 USD SWAP 22| (HAZ)
2019-12-31 1.80% 1.83%
2020-06-30 0.47% 047%
2020-12-31 0.65% 071%
2021-06-30 1.22% 1.24%
2021-12-31 1.48% 1.48%
2022-06-30 3.06% 3.04%
2022-12-30 3.90% 3.89%
2023-01-31 3.55% 3.53%
2023-02-28 407% 4.05%
2023-03-31 3.51% 3.48%
2023-04-28 3.47% 3.44%
2023-05-31 3.72% 3.69%
2023-06-16 3.89% 3.86%
2023-06-30 401% 3.99%

7| =L Xt 109 USD SWAP S Z|(HZAT) 104 USD SWAP Z22|(HA=Z)
2019-12-31 1.90% 1.93%
2020-06-30 0.64% 0.64%
2020-12-31 0.93% 0.97%
2021-06-30 1.44% 1.45%
2021-12-31 1.58% 1.58%
2022-06-30 3.09% 3.07%
2022-12-30 3.84% 3.82%
2023-01-31 3.49% 347%
2023-02-28 3.93% 3.92%
2023-03-31 3.46% 3.44%
2023-04-28 3.44% 341%
2023-05-31 3.68% 3.65%
2023-06-16 3.79% 3.76%
2023-06-30 3.86% 3.84%
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